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PiedmontNatural Gas

May 11, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410_G.

• _r) _-.

.... ZU
.... ::_ i-l-]., , . ,

.+" - iF!
•,_/-)r., , . _ --_

f-r} (, _. f
L _

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end February

29, 2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont Row Drive • Charlotte, NC 28210

piedmontng.com

Natural Gas

May 11, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end February

29, 2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr Piedmontng.corn

Enclosures

C: ORS

o '2o l' r -ont noe. c!t e . lr, riot - Nc ssrtr:
ptedmontng.corn
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

February 2012

(2)

15
34
49

15.50
759.50

A

A

of A's

Commission and Fees rate
Total Commission and Fees (Expenditures)

21,607.50
46,427.00
68,O34.5O

(2) 759.50
(1) 67,275.00

B

B

_" of B's

Less: Fees (Expenditures)

Option Premium

Activity in Account

Debits (D) Credits (C)

21,607.50
68,391.50
21,607.50

46,427.00
T of D's 68,034.50 89,999.00 of C's

(3)

89,999.00 Z of C's

(68,034.50) _"ofD's
21,964.50 P&L and Cash Activity per ADM statement

(68,391.50) Reverse ADM accrued previous month
46,427.00 ADM accrual in current month

- P&L and Cash Activity

(5)

- E

E

- _" of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) Interest from ADM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

February 2012

(2)

15 A

34 A

49 Z of A's

15.50 Commission and Fees rate
759 50 Total Commission and Fees (Expenditures)

(2)

(f)

21,607.50 e
46,427. 00 a
68,03450 Zofss

759.50 Less: Fees (Expenditures)
67,275.00 Option Premium

Activi in Account

~Dt tt 0 ~edit 0
21,607. 50

Z of D's
46,427. 00
68,034.50

68,391.50
21,607. 50

89,999.00 Z of c's

89,999.00~68,034. 50
21,964.50

(68,391.50)
46,427. 00

7 of C's

X of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P&L and Cash Activity

E

E

X of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

Interest from ADM



ADM

] l())il'f _]A'i:

STATEMENT DATE: FEB 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESPL_NNUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/01/2 15 CALL FEB 13 NYM NAT GAS E 4550 C NET PREM US 21,607.50

2/01/2 WIRE TRANSFER RECD WIREREC US 68,391.50

WIRE TRANSFER RECEIVED

2/02/2 WIRE TRANSFER RECD WIREREC US 21,607.50

WIRE TRANSFER RECEIVED

2/27/2 Ii CALL MAR 12 NYM NAT GAS E 4650 C EXPIRE US .00

2/27/2 ii CALL MAR 12 NYM NAT GAS E 5300 C EXPIRE US .00

2/27/2 34 CALL MAR 12 NYM NAT GAS E 6000 C EXPIRE US .00

2/29/2 34 CALL MAR 13 NYM NAT GAS E 4450 C NET PREM US 46,427.00

. . , • , . * * * * * * * * * * PO S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

1/17/2 12 CALL DEC 12 NYM NAT GAS E 4400 C .1410 US 13,332.00

12" OPTION MARKET VALUE . iiii 13,332.00"

EXPIRE 11/27/12

AVERAGE LONG: .14100

LAST TRADE DATE: 11/27/12

2/29/2 34 CALL MAR 13 NYM NAT GAS E 4450 C .1350 US 53,210.00

34* OPTION MARKET VALUE .1565 53,210.00"

EXPIRE 2/25/13

AVERAGE LONG: .13500

LAST TRADE DATE: 2/25/13

11/09/1 7 CALL JUN 12 NYM NAT GAS E 4500 C .1425 US 203.00

7* OPTION MARKET VALUE .0029 203.00*

EXPIRE 5/25/12

AVERAGE LONG: .14250

LAST TRADE DATE: 5/25/12

1/31/2 43 CALL FEB 13 NYM NAT GAS E 4500 C .1575 US 62,436.00

43* OPTION MARKET VALUE .1452 62,436.00"

EXPIRE 1/28/13

AVERAGE LONG: .15750

LAST TRADE DATE: 1/28/13

10/17/1 14 CALL APR 12 NYM NAT GAS E 4550 C .1550 US 14.00
14- OPTION MARKET VALUE .0001 14.00"

EXPIRE 3/27/12

AVERAGE LONG: .15500

LAST TRADE DATE: 3/27/12

10/25/1 ii CALL HAY 12 NYM NAT GAS E 4550 C .1550 US 44.00

ii* OPTION MARKET VALUE .0004 44.00"

EXPIRE 4/25/12

AVERAGE LONG: .15500

AO_I iNVESTOR SERVICES._tNC a wholl_._____o',..vne(l,<u_:sidiar_'of t.h_-Arc_*er Dan _._-,:'A( _,_:C( r p;_m,'.

STATEMENT DATE: PES 29, 2012

ACCOUNT NUMBSRr 121 X2068

SALESMAN NUMSERr 121 X121

INTRODUCED BY: RBC.WBALTH MANAGEMENT
l704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDZNG YOUR STATEMENT TEAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER.
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * * F * * * * Y 0 U R A C T I V I T Y T H I 8 N 0 N T H * *

DATE LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC DEBIT CREDIT

2/01/2
2/01/2

15 CALL PEB 13 NYM NAT GAS B 4550 C NET PREM US 21,607.50
WIRE TRANSFER RECD WIRBREC US

WIRB TRANSFER RECEIVED

68,391.50

2/02/2

2/27/2
2/27/2
2/27/2

11
11
34

WIRE TRANSPER RBCD
WIRB TRANSPSR RECEZVED

CALL NAR 12 NYM NAT GAS E 4650 C

CALL MAR 12 lPIM NAT GAS E 5300 C

CALL MAR 12 NYM NAT GAS E 6000 C

WIRSREC US

EXPIRB US
BXPZRE US
EXPIRE US

21, 607. 50

.00

.00

.00

2/29/2 CALL MAR 13 NYN NAT Gj)S E 4450 C NET PREM US 46,427.00

* * * P 0 S Z T IONG I N Y 0 U R ACCOUNT *

1/17/2

2/29/2

12
12*

34
34

CALL DEC 12 NYM Nj)T GAS E 4400 C

OPTION MARKET VALUE
EXPIRB 11/27/12

AVSRAGE LONG: .14100

LAST TRADB DATEr 11/27/12

CALL MAR 13 NYM NAT GAS 8 4450 C
OPTION MAljXET VALUE

EXPIRE 2/25/13
AVERAGE LONG: .13500

. 1410 US

. 1111

. 1350 US

. 1565

13,332.00
13,332.00*

53,210.00
53,210.00

11/09/1

1/31/2

10/17/1

7
7*

43
43

14
14*

LAST TRADE DATE: 2/25/13

CALL JUN 12 NYM NAT GAS B 4500 C

OPTION MARKET VALUB
BXPZRE 5/25/12

AVERAGE LONG: .14250

LAST TRADE DATBr 5/25/12

CALL PEB 13 NYM NAT GAS E 4500 C
OPTION MARKET VALUE

EXPIRE 1/28/13
AVERAGE LONG: .15750

LAST TRADE DATE: 1/28/13

CALL APR 12 NYM MAT GAS S 4550 C
OPTION MARKET VALUE

BXPZRE 3/27/12
AVERAGE LONG: .15500

. 1425 US

.0029

. 1575 US

.1452

.1550 US

.0001

203.00
203.00*

62,436.00
62,436.00

14. 00
14.00

10/25/1

LAST TRADE DATBj 3/27/12

11 CALL MAY 12 NYM NAT GAS E 4550 C

11* OPTION MARKET VALUE
EXPIRE 4/25/12

AVERAGE LONGr .15500
/n)vr,9)j/EST/)R SERVICES !NC, oijcll::on@;! 55):96!i.jj'j 0'n.

~T,)TWS.RAÃrr 'rr4/254jl)jr „. i,j,i, nji. j 7 j

1550 US
0004

'jn:
j

44.00
44.00



ADM

PAGE

STATEMENT DATE: FEB 29, 2012

ACCOUNT NUMBER= 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/01/2 15 CALL FEB 13 NYM NAT GAS E 4550 C .1425 US 20,505.00

15" OPTION MARKET VALUE .1367 20,505.00*

EXPIRE 1/28/13

AVERAGE LONG: .14250

LAST TRADE DATE: 1/28/13

1/18/2 12 CALL JAN 13 NYM NAT GAS E 4650 C .1375 US 12,936.00
12" OPTION MARKET VALUE .1078 12,936.00"

EXPIRE 12/26/12

AVERAGE LONG: .13750

LAST TRADE DATE: 12/26/12

11/09/1 8 CALL JUL 12 NYM NAT GAS E 4700 C .1400 US 408.00
8* OPTION MARKET VALUE .0051 408.00*

EXPIRE 6/26/12

AVERAGE LONG: .14000

LAST TRADE DATE: 6/26/12

11/09/1 7 CALL AUG 12 NYM NAT GAS E 4800 C .1460 US 476.00

7* OPTION MARKET VALUE .0068 476.00*

EXPIRE 7/26/12

AVERAGE LONG: .14600

LAST TRADE DATE: 7/26/12

1/03/2 36 CALL JAN 13 NYM NAT GAS E 4800 C .1700 US 32,616.00

36* OPTION MARKET VALUE .0906 32,616.00"

EXPIRE 12/26/12

AVERAGE LONG: .17000

LAST TRADE DATE: 12/26/12

11/09/1 7 CALL SEP 12 NYM NAT GAS E 4900 C .1540 US 910.00
7* OPTION MARKET VALUE .0130 910.00"

EXPIRE 8/28/12

AVERAGE LONG: .15400

LAST TRADE DATE: 8/28/12

1/03/2 12 CALL JAN 13 NYM NAT GAS E 4900 C .1540 US 9,684.00
12" OPTION MARKET VALUE .0807 9,684.00*

EXPIRE 12/26/12

AVERAGE LONG: .15400

LAST TRADE DATE: 12/26/12

8/23/1 14 CALL APE 12 NYM NAT GAS E 4950 C .1650 US 14.00
14" OPTION MARKET VALUE .0001 14.00"

EXPIRE 3/27/12

AVERAGE LONG: .16500

LAST TRADE DATE: 3/27/12

ADM INVESTOR SERVICES INC. a wholly owned su ]sidiarv of ';he Archer Dar_ e s M( a_< (:;orr paCy.

i_ t.:;l {_!:' I:: V_F.Y DF_;i:I{ENC:£S O* t )[-<',JEC)7_ONS IMMEDIA-EIY YOUR aAI_URE "'O IMbIL{DIATEI..Y EXEf_Ci.'.:;{ ":' U_ q:G,ql TiT: tAV-{ DIF:ERc..*UCSf" ()R 05} ,':TONI

[:i 7:{r:_ :[ {:{_ WLI {. {_£ ez ! y "; if7 ;_G :{{:ER4i:_:F T THA -I-4}S STA-EM:>>+-_Ni" {". CO::_::!E-C i\r-L) f_,-*\IIFIE©.

f T," {'_ t i: EC] TO " ::-.t'-aN C, if41i:i( _J:£O1, _:.[::R::_i;; 2 i['.! < _:!., :','t.L; X ;,4: L4i ' r;7' :_;_ f_: _:[ r

PAGB 2

STATEMENT DATE: PEB 29, 2012

ACCOUNT NUNBBR«121 X2068

SALBSNAH NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTB NC 28233-3060

ZF YOU HAVE ANY QUBSTIONS OR ISSUES
RBGARDZNG YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVB WITH YOUR BROKBR.
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

2/01/2

LONG/SUY SHRT/SELL DESCRIPTION SX PRICE/LEGND CC

15
15*

. 1425

.1367
USCALL PES 13 NYM NAT QAS S 4550 C

OPTION MARKET VALUE
EXPIRB 1/28/13

AVERAGB LONG: . 14250

LAST TRADE DATE: 1/28/13

DEBIT CREDIT

20,505.00
20.505.00*

1/18/2

11/09/1

11/09/1

1/03/2

11/09/1

1/03/2

8/23/1

12
12*

8
8*

7
7*

36
36*

7
7*

12
12*

CALL JAN 13 NYM NAT GAS S 4650 C
OPTION MARKET VALUB

BXPIRE 12/26/12
AVERAGE LONG: . 13750

LAST TRADE DATE: 12/26/12

CALL JUL 12 NYM NAT GAS E 4700 C

OPTION MARKET VALUE
EXPIRE 6/26/12

AVERAGB LONG: . 14000

LAST TRADE DATE: 6/26/12

CALL AUG 12 NYM NAT QAS E 4800 C

OPTION MM!KET VALUE
EXPIRB 7/26/12

AVERAGE LONG« . 14600

LAST TRADB DATE: 7/26/12

CALL JAN 13 NYM NAT GAS R 4800 C
OPTION MARKET VALUE

EXPIRE 12/26/12
AVERAGE LONG: . 17000

LAST TRADB DATE: 12/26/12

CALL SEP 12 NYH NAT QAS S 4900 C
OPTION MARKET VALUE

EXPIRB 8/28/12
AVERAGE LONG« .15400

LAST TRADE DATE: 8/28/12

CALL JAN 13 NYM NAT GAS E 4900 C
OPTION MARKET VALUE

EXPZRE 12/26/12
AVERAGE LONG« .15400

LAST TRADE DATE: 12/26/12

CALL APR 12 NYH NAT GAS E 4950 C
OPTION MARKET VALUE

BXPIRB 3/27/12
AVERAGB LONG« . 16500

.1375

. 1078

. 1400

.0051

. 1460

.0068

.1700

.0906

.1540

.0130

. 1540

.0807

.1650
. 0001

US

US

US

12,936.00
12,936.00*

4oe.oo
408.00*

476.00
476.00*

32,616.00
32,616.00*

910.00
910.00

9,684.00
9,684.00

14. 00
14.00*

LAST TRADE DATE: 3/27/12
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STATEMENT DATE: FEB 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/26/1 7 CALL JUN 12 NYM NAT GAS E 4950 C .1630 US 133.00

7* OPTION MARKET VALUE .0019 133.00"

EXPIRE 5/25/12

AVERAGE LONG: .16300

LAST TRADE DATE: 5/25/12

8/25/1 12 CALL MAY 12 NYM NAT GAS E 5000 C .1650 US 12.00
12" OPTION MARKET VALUE .0001 12.00"

EXPIRE 4/25/12

AVERAGE LONG: .16500

LAST TRADE DATE: 4/25/12

10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C .1650 US 231.00

7* OPTION MARKET VALUE .0033 231.00"

EXPIRE 6/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 6/26/12

ii/ii/i 7 CALL OCT 12 NYM NAT GAS E 5000 C .1525 US 1,505.00

7* OPTION MARKET VALUE .0215 1,505.00"

EXPIRE 9/25/12

AVERAGE LONG: .15250

LAST TRADE DATE: 9/25/12

12/13/1 12 CALL DEC 12 NYM NAT GAS E 5000 C .1500 US 6,228.00

12" OPTION MARKET VALUE .0519 6,228.00*

EXPIRE 11/27/12

AVERAGE LONG: .15000

LAST TRADE DATE: 11/27/12

8/08/1 15 CALL APR 12 NYM NAT GAS E 5050 C .1750 US 15.00
15" OPTION MARKET VALUE .0001 15.00"

EXPIRE 3/27/12

AVERAGE LONG: .17500

LAST TRADE DATE: 3/27/12

8/23/1 8 CALL JUN 12 NYM NAT GAS E 5100 C .1750 US 136.00

8* OPTION MARXET VALUE .0017 136.00"

EXPIRE 5/25/12

AVERAGE LONG: .17500

LAST TRADE DATE: 5/25/12

11/18/1 I0 CALL NOV 12 NYM NAT GAS E 5100 C .1590 US 3,360.00

i0" OPTION MARKET VALUE .0336 3,360.00*

EXPIRE 10/26/12

AVERAGE LONG: .15900

LAST TRADE DATE: 10/26/12

.,_ c:_:___._ SERVICES; tNC, a wholly owned s bsidia_'v of the Ar_::her Da es [,J d ant Co r;pu:_y.
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STATEMENT DATS: FEB 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
!704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLB TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVZCE AT
1/800/654-0461 or 312/242-7200.

DATE

9/26/1

LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LEGND CC

7
7*

. 1630

.0019
USCALL JUN 12 NYM NAT GAS E 4950 C

OPTION MMIKET VALUE
EXPIRB 5/25/12

AVERAGE LONG: . 16300

LAST TRADE DATE: 5/25/12

DEBIT CREDIT

133.00
133. 00

8/25/1

10/14/1

12
12*

7
7

CALL MAY 12 NYM NAT GAS B 50DD C
OPTION MARKBT VALUE

EXPZRE 4/25/12
AVERAGE LONG: . 16500

LAST TRADE DATE: 4/25/12

CALL JUL 12 NYM NAT GAS E 5000 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: . 16500

.1650

. 0001

.1650

.0033
US

12.00
12.00*

231.0D
231.00*

11/11/1 7
7*

LAST TRADE DATE: 6/26/12

CALL OCT 12 NYM NAT GAS E 5000 C
OPTION MARKET VALUE

EXPIRE 9/25/12
AVERAGE LONG: .15250

.1525 US

.0215
1,505.00
1,505.00*

12/13/1 12
12*

LAST TRADB DATBt 9/25/12

CALL DBC 12 MYM NAT GAS S 5000 C
OPTION MARKET VALUE

BXPIRE 11/27/12
AVERAGE LONG: .1500D

LAST TRADE DATBt 11/27/12

.1500 US

. 0519
6,228.00
6,228.00*

8/08/1

8/23/1

11/18/1

15
15

8
8*

10
10*

CALL APR 12 ITIN NAT GAS S 5050 C
OPTION MARKET VALUE

EXPIRE 3/27/12
AVERAGE LONG: .17500

LAST TRADE DATE; 3/27/12

CALL JUN 12 NYM NAT GAS E 5100 C
OPTION NMIKET VALUE

EXPIRE 5/25/12
AVBRAGE LONGt . 1750D

LAST TRADE DATBt 5/25/12

CALL NOV 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

EXPIRE 10/26/12
AVERAGE LONG: . 15900

LAST TRADE DATE: 10/26/12

.1750
,0001

. 1750
. 0017

. 1590

. 0336

US

US

15.00
15. 00*

136. 00
136.00*

3,360.00
3,360.0D

At7 I'STffS SE VICES fNC 8 "'ft ff f"AIIO'I '. 5I IS 'I'f IICAI IA '
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STATEMENT DATE: FEB 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER_ 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

12/01/1 35 CALL DEC 12 NYM NAT GAS E 5100 C .2220 US

35* OPTION MARKET VALUE .0457

EXPIRE 11/27/12

AVERAGE LONG= .22200

LAST TRADE DATE= 11/27/12

8/08/1 ii CALL MAY 12 NYM NAT GAS E 5150 C .1700 US

ii* OPTION MARKET VALUE .0001

EXPIRE 4/25/12

AVERAGE LONG= .17000

LAST TRADE DATE: 4/25/12

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C .1650 US
6* OPTION MARKET VALUE .0039

EXPIRE 7/26/12

AVERAGE LONG: .16500

LAST TRADE DATE= 7/26/12

8/08/1 7 CALL JUN 12 NYM NAT GAS E 5200 C .1800 US

7* OPTION MARKET VALUE .0015

EXPIRE 5/25/12

AVERAGE LONG= .18000

LAST TRADE DATE: 5/25/12

8/25/1 8 CALL JUL 12 NYM NAT GAS E 5200 C .1750 US

8* OPTION MARKET VALUE .0026

EXPIRE 6/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 6/26/12

9/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C .1730 US

7* OPTION MARKET VALUE .0036

EXPIRE 7/26/12

AVERAGE LONG: .17300

LAST TRADE DATE: 7/26/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C .1700 US

10/14/1 7 CALL SEP 12 NYM NAT GAS E 5350 C .1650 US
13" OPTION MARKET VALUE .0063

EXPIRE 8/28/12

AVERAGE LONG: .16730

LAST TRADE DATE: 8/28/12

6/24/1 14 CALL APR 12 NYM NAT GAS E 5400 C .1820 US

14" OPTION MARKET VALUE .0001

EXPIRE 3/27/12

AVERAGE LONG: .18200

DEBIT CREDIT

15,995.00

15,995.00"

ii.00

ii.00"

234.00

234.00*

105.00

105.00"

208.00

208.00*

252.00

252.00*

378.00

441.00

819.00"

14.00

14.00"

LAST TRADE DATE: 3/27/12

AD,_qiNVESTORSERVICES_lNC. awhollyovmedsubsidiaryoftheArcherDar_esM(a C C, rpa"',,,
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STATEMENT DATE: PEB 29, 2012

ACCOUNT NUMBER: 121 X2068

SALBSMAN NUMBER I 121 X121

INTRODUCED BY: RBC WPJILTH MANAGEMENT
(704&264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVS ANY QUESTIONS OR ISSUES
REGARDINQ YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/SDO/654-0461 or 312/242-7200.

DATE

12/01/1

LONG/BUY SERT/SELL DESCRIPTION EX PRICE/LEGND CC

35
35

.2220

.0457
USCALL DEC 12 NYM NAT QAS 8 5100 C

OPTION MARKBT VALUE
EXPIRE 11/27/12

AVERAGE LONGI .22200

LAST TRADE DATE: 11/27/12

DEBIT CRBDIT

15,995.00
15,995,00*

8/08/1

10/14/1

8/08/1

8/25/1

11
11*

6
6*

7
7*

8
8

CALL NAY 12 NYM NAT GAS E 5150 C
OPTION MARKBT VALUE

EXPIRE 4/25/12
AVERAGE LONGI . 17000

LAST TRADS DATE: 4/25/12

CIILL AUG 12 Nl!M NAT GAS E 5150 C

OPTION MARXET VALVE
BXPZRE 7/26/12

AVERAGB LONG: . 16500

IJIST TRADE DATE: 7/26/12

CALL JUN 12 NYM NAT GAS 8 5200 C

OPTION MARKET VALUE
EXPIRE 5/25/12

AVERAGE LONG: .18000

LAST TRADB DATE: 5/25/12

CALL JUL 12 HYM NAT GAS E 5200 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: . 17500

. 1700

. 0001

.1650

.0039

.1800

.0015

.1750

.0026

VS

US

US

VS

11.00
11.00

234.00
234.00*

105.00
105.00

208.0D
208.00*

9/26/1

9/26/1
10/14/1

6/24/1

7
7*

6
7

13*

14
14*

LAST TRADE DATB I 6/26/12

CALL AUG 12 NYM NAT GAS 8 5200 C
OPTION MARKET VALUE

BXPZRB 7/26/12
AVBRAQB LONG: .17300

LAST TRADE DATB: 7/26/12

CALL BEP 12 NYM IUIT QAS 8 5350 C
CALL SEP 12 NYM NAT GAS S 5350 C

OPTION MARKET VALUE
EXPIRE 8/25/12

AVERAGB LONG: .16730

IJIST TRADB DATE: 8/28/12

CALL APR 12 NYM NAT GAS B 5400 C

OPTION MARKET VALUE
EXPZRB 3/27/12

AVERAGE LONG: .18200

. 1730

.0036

.1700

.1650

.0063

.1820

.0001

US

US
US

US

252.00
252.00*

378.DO
441. 00
819.00*

14.00
14.00

LAST TRADE DATE 3/27/12
ADIII 'I,VESTQII SERVICES. INC. 5 VIIOIID OV no'!, iit Di 'ISIV 0:I 8 AtCI -i Ct ': Ll I Ii
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STATEMENT DATE: FEB 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 C .1680 US

21" OPTION MARKET VALUE .0123

EXPIRE 9/25/12

AVERAGE LONG: .16800

LAST TRADE DATEz 9/25/12

6/24/1 12 CALL MAY 12 NYM NAT GAS E 5450 C .1830 US

12- OPTION MARKET VALUE .0001

EXPIRE 4/25/12

AVERAGE LONGs .18300

LAST TRADE DATE: 4/25/12

8/10/1 7 CALL JI/L 12 NYM NAT GAS E 5450 C .1750 US

7* OPTION MARKET VALUE .0018

EXPIRE 6/26/12

AVERAGE LONGs .17500

LAST TRADE DATEs 6/26/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US

6* OPTION MARKET VALUE .0025

EXPIRE 7/26/12

AVERAGE LONG: .17800

LAST TRADE DATE_ 7/26/12

10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C .1700 US

7* OPTION MARKET VALUE .0107

EXPIRE 9/25/12

AVERAGE LONG: .17000

LAST TRADE DATE: 9/25/12

11/02/1 40 CALL NOV 12 NYM NAT GAS E 5500 C .1600 US

40* OPTION MARKET VALUE .0205

EXPIRE 10/26/12

AVERAGE LONGs .16000

LAST TRADE DATE: 10/26/12

7/29/1 7 CALL AUG 12 NYM NAT GAS E 5550 C .1860 US

7* OPTION MARKET VALUE .0022

EXPIRE 7/26/12

AVERAGE LONG: .18600

LAST TRADE DATE: 7/26/12

9/06/1 14 CALL SEP 12 NYM NAT GAS E 5600 C .1700 US
14" OPTION MARKET VALUE .0042

EXPIRE 8/28/12

AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12

DEBIT CREDIT

2,583.00

2,583.00*

12.00

12.00"

126.00

126.00"

150.00

150.00"

749.00

749.00*

8,200.00

8,200.00*

154.00

154.00"

588.00

588.00*

ADM iNVESTOR SERVICES_ INC. a wholly owned subsidiary of the Archer Dar_ els M:(i ar_-: Cc, r a_y.
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STATEMENT DATRr PEE 29, 2012

ACCOUNT NUMSERr 121 X2068

SALESMAN NUMSERr 121 X121

INTRODUCED BY: RSC'WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTB Nc 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATEMENT THAT YOU
ARS UNASLB TO RESOLVE WITH YOUR SROKBR,
PLSASR CONTACT ADMIS CUSTOMBR SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/06/1

LONG/SUY SERT/SELL DESCRIPTION EX PRICE/LBGND CC

21
21*

. 1680

.0123
USCALL OCT 12 NYM NAT GAS E 5400 C

OPTION MARKET VALUE
EXPIRE 9/25/12

AVERAGE LONG: .16800

LAST TRADE DATE l 9/25/12

DBSIT CREDIT

2,583.00
2,583.00*

6/24/1 12
12*

CALL MAY 12 NYM NAT GAS B 5450 C
OPTION BAREST VALUE

BXPZRB 4/25/12
AVBRAGB LONG: . 18300

.1830

.0001
US 12.00

12. 00*

8/10/1 7
7*

LAST TRADE DATE: 4/25/12

CALL JUL 12 NYM NAT GAS 8 5450 C
OPTION MARKET VALUB

BXPIRB 6/26/12
AVERAGE LONG: .17500

LAST TRADE DATB» 6/26/12

. 1750 US

. 0018
126. 00
126,00*

8/08/I 6
6

carr, avG 12 NYM NAT GAS E 5450 c
OPTION M)»RKBT VALUE

EXPIRE 7/26/12
AVERAGE LONG: . 17800

. 1780

.0025
US 150.00

15D. 00

10/17/1 7
7*

LAST TRADE DATE: 7/26/12

CALL OCT 12 NYM NAT GAS E 5500 C
OPTZON MARKET VALUE

EXPIRE 9/25/12
AVERAGE LONG: . 17000

LAST TRADE DATEr 9/25/12

. 1700

. 0107
US 749.00

749.00*

11/02/1 40
40

CALL NOV 12 NYM NAT GAS S 5500 C
OPTION MARKBT VALUE

EXPZRB 10/26/12
AVERAGE LONG» .16000

LAST TRADE DATE: 10/26/12

. 1600 US

.D205
8,200.00
8,2DO.OO*

7/29/1 7
7*

CALL AUG 12 NYM NAT GAS 8 5550 C
OPTION MARKET VALUB

EXPIRE 7/26/12
AVERAGE LONG r .18600

. 1860

.0022
US 154. 00

154.00*

9/06/1 14
14*

LAST TRADE DATE» 7/26/12

CALL SBP 12 NYM NAT GAS E 5600 C
OPTION MARKBT VALUB

BXPIRS 8/28/12
AVERAGE LONG: .17000

. 1700

.0042
US 588.00

588.00*

LAST TRADE DATBr 8/28/12

rZD»Sl:IV)/ESZCI) SER)/tCES. INC.:t wlloilY Orrrrr t Ol C llllsr'.t:ll,.
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STATEMENT DATE: FEB 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

5/09/1 ii CALL MAY 12 NYM NAT GAS E 5700 C .1820 US

II* OPTION MARKET VALUE .0001

EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATE: 4/25/12

6/17/1 7 CALL ,,TUN 12 NYM NAT GAS E 5700 C .1940 US
7* OPTION MARKET VALUE .0010

EXPIRE 5/25/12

AVERAGE LONG: .19400

LAST TRADE DATE: 5/25/12

7/12/1 8 CALL JUL 12 NYM NAT GAS E 5750 C .1850 US
8* OPTION MARKET VALUE o0010

EXPIRE 6/26/12

AVERAGE LONG: .18500

LAST TRADE DATEz 6/26/12

4/04/1 14 CALL APR 12 NYM NAT GAS E 6000 C .1900 US

14" OPTION MARKET VALUE .0001

EXPIRE 3/27/12

AVERAGE LONG: .19000

LAST TRADE DATE: 3/27/12

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

*** SEG USD ***

68,391.50-

21,964.50

46,427.00-

68,034.50-

248,783.00

9. ACCT VALUE AT MARKET 202,356.00

II. CONVERTED ACCT VALUE US 202,356.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

OPTION PREMIUM US 68,034.50- 250,642.00-

. POR TAX", N VISIT AT
* HTTP : //WWW. ADMI S. COM/TAXFAQ. HTM
. . . . . • . . . . . . . . . . . . . . • . . . . . . . . . • . .

DEBIT CREDIT

Ii.00

ii.00"

70.00

70.00*

80.00

80.00*

14.00

14.00"

ADM INVESTOR SERVICES; INC. a wholly owned subsidiary of the Archer Danes Iv1d ar _i (_orwi)a ;y.
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STATEMENT DATE: PBB 29, 2012

ACCOUNT NUMBERr 121 XIO68

SALESMAN NUMBER: 121 X121

INTRODUCED BYr RBC WBALTH MANAGEMENT
f704)264-2767

PIBDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
lo BOX 33O60
CHARLOTTE NC 28233-3060

ZP YOU H))VE ANY QUBSTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/000/654-0461 OX 312/242-7200.

DATE

5/09/1

LONG/BUY SHRT/SELL DBSCRIPTION EX PRICE/LEGND CC

11
11*

. 1820 US

.0001CALL MAY 12 lPIM NAT GAS E 5700 C

OPTION MARKET VALUE
EXPIRE 4/25/12

AVERAGB LONG: .18200

LAST TRADE DATBr 4/25/12

DEBIT CREDIT

11.00
11.00

6/17/1

7/12/I

4/04/1

7
7

8
8*

14
14

CALL JUN 12 NYM NAT GAS E 5700 C

OPTION MARKET VALUE
EXPIRE 5/25/12

AVERAGE LONG: .19400

LAST TRADE DATE: 5/25/12

CALL JUL 12 NYN NAT GAS E 5750 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: .18500

LAST TRADE DATEr 6/26/12

CALL APR 12 NYN NAT GAS B 6000 C

OPTION BARRET VALUE
EXPIRE 3/27/12

AVERAGB LONG: . 19000

LAST TRADE DATBr 3/27/12

.1940 US

.0010

. 1850 US

.0010

.1900 US

. 0001

70.00
70.00*

80.00
80.00*

14. 00
14.00

1. BEGINNING ACCT BALANCE
2. P4L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
5. NET OPTION PRENZUM
8. OPTIONS MARKET VALUE

*** SBG USD ***
68,391.50-
21,964.50
46,427.00-
68,034.50-

248,783.00

9. ACCT VALUB AT MARKET
11. CONVERTED ACCT VALUE US

202,356.00
202,356.00

*** CURRENT MONTH *w* ** YEAR-TO-DATS ***

OPTION PREMIUM 68 034 50- 250,642.00-

POR 2011 TAX INFORMATION, VISIT OUR WEBSITB AT
* HTTPr//WWW.ADMIS.COM/TAXPAQ.HTM

r)D'.,I ')«VESJO)i SERVICES, INC. 8 9 holi. O„riod sui;5 dinry c':ho Ar'rior DS ..:; r/ ir o., i,r i oo 7



South Carolina

Report as of 2/2912012 Close

Period

Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review

Closed Positions May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review

Closed Positions- May-2011/March-2012 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,45O

Realized Value
Net Value Realized

Gain or (Loss)

$1,474,820$2,424,270

$1,065,640 $400,810 ($664,830)

$851,680 $795,290 i ($56,3901

$2,463,690 $4,925,500 $2,461,81C

$3,369,220

$2,908,420

$3,446,030

$3,599,735

$2,240,760

$1,216,120

($1,385,730)

$1,159,981

($6,147,835)

($12,587,530)

($3,938,546)

$0

($14,353,790)

$248,783

($14,105,007)

$22,110,745

$939,840

$23,050,585

($4,754,950)

($1,748,439)

($9,593,865)

($16,187,265)

($6,179,306)

($1,216,120)

($36,464,535)

($691,057)

($37,155,592)

Period

South Carolina
Report as of 2/29/2012 Close

Original Purchase
Cost/Proceeds

Realized Value
Net Value Realized

Gain or Loss

Closed Positions - Ma -2002/A nl-2003 Review

Closed Positions - Ma -2003/A ril-2004 Review

Closed Positions — Ma -2004/A nl-2005 Review

Closed Positions - Ma -2005/A nl-2006 Review

Closed Positions - Ma -2006/A ril-2007 Review

Closed Positions — Ma -2007/A ril-2008 Review

Closed Positions — Ma -2008/A ril-2009 Review

$949,450

$1,065,640

$851,680

$2,463,690

$3,369,220

$2,908,420

$3,446,030

$2,424,270

$400,810

$795,290

$4,925,500

$ 1,385,730

$1,159,981

$6,147,835

$ 1,474,820

$664,830

$56,390

$2,461,810

$4,754,950

$1,748,439

$9,593,865

Closed Positions — Ma -2009/A ril-2010 Review

Closed Positions - Ma -2010/A nl-2011 Review

Closed Positions - May-2011/March-2012 Review

Total Closed Positions Review Periods

$3,599,735 $12,587,530

$2,240,760

$1,216,120
$3,938,546

$0

$22,110,745 ($ 14,353,790)

$ 16,187,265

$6,179,306

($1,216,120)

($36,464,535)

Open Positions Total $939,840 $248,783 ($691,057)

Closed/Open Postion TOTALS $23,050,585 ($14,105,007) ($37,155,592)



Counter Original
Period Tool

party Trade Date

May-11 Call NYMEX 4/30/201C
May-11 Call NYMEX 912812016

May-11 Call-Offset NYMEX 10/25/2016

May-11 Cal!/Sold/ NYMEX 4126/201

May-11 Call-Offset NYMEX 2/25/2011 !

May-11 Call (Sold / NYMEX 4/26/2011
Jun-11 Call NYMEX 6/1/2010

Jun-11 Call NYMEX 10/27/2010

Jun-11 Call NYMEX 10/29/2010

Jun-11 Carl-Offset NYMEX 3/2/2011

Jun-11 Call ISold) NYMEX 5/25/2011

South CaroUna May.20111March-2012 Review

Report as of 212912012 Close

MMBtus Strike I Purchase Purchase Trade I

Purchased Per Fixed Price Cost I Expiration
Month Price Proceeds Date

170,000 $6.10 $0.3400 $57,800 0412612011 E

90,000 $4.90 $0.2500 $22,500 0412612011 E

-80,000 $4.35 $0.2475 $19,800 04/26/2011 E

80,000 $4.35 ($0.0370) ($2,960 04126/2011 E
-90,000 $4.10 $0.1580 $14,220 0412612011 E

90,000 $4.10 ($0.2870 / /$25,830) 0412612011 E

180,000 $6.90 $0.2050 $36,900 05125/2011 E
100,000 $4.70 $0.2380 $23,800 05/25/2011 E

90,000 $4.75 $0.2350 $21,150 05/2512011 E

-90,000 $4.20 $0.1650 $14,850 05/25/2011 E

90,000 $4.20 ($0.1790 / /$16,110) 05/25/2011 E
Jul-11 Call NYMEX 7/1/2010 80,000 $7.00 $0.2450

Jul-11 Call NYMEX 8/26/2010

Jul-11 Call NYMEX 1012512010

Jul-11 Call NYMEX 21212011

Jul-11 Call NYMEX 3/2/2011

Au_-I 1 Call NYMEX 713012010

Au_-I 1 Call NYMEX 813112010

Au_l-11 Call NYMEX 1012512010

Au_l-11 Call NYMEX 21212011

Au_-I Call NYMEX 31212011

Sep-1 Call NYMEX 8/31/2010

Sep-111 Call NYMEX 9/22/2010
Sep-11 !Call NYMEX 10/27/2010

Sep-1 Call NYMEX 21212011
Sep-11 Call NYMEX 31212011
Oct-ll Call NYMEX 9/30/2010
Oct-11 Call NYMEX 1011812010

Oct-11 Call NYMEX 1/4/2011

Oct-11 Call NYMEX 2/2/2011

Oct-ll Call NYMEX 31212011

Nov-11 Call NYMEX 10/29/2010

Nov-11 Call NYMEX 1111712010

Dec-11 Call NYMEX 121212010

Dec-11 Call NYMEX 711112011

Dec-11 Call NYMEX 812512011

Jan-12 Call NYMEX 11312011

Jan-12 Call NYMEX 2/15/2011

Jan-12 Call NYMEX 81112011

Jan-12 Call NYMEX 912612011

Feb-12 Call NYMEX 113112011

Feb-12 Call NYMEX 2/1512011

Feb-12 Call NYMEX 81112011

Feb-12 Call NYMEX 9/26/2011
Mar-12 Call NYMEX 3/1/2011

Mar-12 Call NYMEX 3/2/2011

Mar-12 Call NYMEX 8/1/2011

Mar-12 Call NYMEX 9/26/2011

SUMMARY:

70,000 $5.90 $0.1850

80,000 $4.75 $0.2400

70,000 $5.15 $0.1840

80,000 $4.45 $0.1620

80,000 $6.75 $0.2400
70,000 $5.95 $0.2200

80,000 $4.95 $0.2450

70,000 $5.30 $0.1840

80,006 $4.60 $0.1670

80,006 $5.90 $0.2750

80,006 $6.25 $0.1650

90,006 $5.35 $0.2380

80,006 $5.50 $0.1840

80,00C $4.80 $0.1650

120,006 $5.90 $0.2400
120,006 $5.50 $0.2650

130,006 $6.26 $0.1900

120,00£ $5.95 $0.1700

120,006 $5.16 $0.1606

400,000 $5.76 $0.2856

100,000 $5.66 $0.2556

350,000 $5.96 $0.3056

120,000 $5.26 $0.1756

120,000 $4.55 $0.1656

240,000 $6.36 $0.3206

130,000 $5.65 $0.2356

120,000 $5.16 $0.1836

120,000 $4.56 $0.1556

290,000 $6.35: $0.2056

150,000 $5.70 $0.240(;
140,000 $5.25 $0.1750

150,000 $4.60 $0.1640

220,000 $6.00 $0.1950

120,000 $6.00 $0.1820

110,000 $5.30 $0.1800

110,000 $4.65 $0.1680

5,400,000

$19,600 0612712011 E

$12,950 06/27/2011 E

$19,200 0612712011 E

$12,880 06/27/2011 E

$12,960 06/27/2011 E

$19,20C 07/26/2011 E

$15,40(3 07126/2011 E

$19,606 07126/2011 E

$12,886 07/2612011 E

$13,366 07/26/2011 E

$22,006 08/26/2011 E
$13,206 08/26/2011 E

$21,426 08/26/2011 E

$14,726 0812612011 E

$13,206 08/26/2011 E

$28,806 09/27/2011 E
$31,800 09/27/2011 E

$24,700 09/27/2011 E

$20,400 09/27/2011 E
$19,200 09127/2011 E

$114,000 10126/2011 E

$25,500 10/2612011 E

$106,750 11/23/2011 E

$21,000 11/23/2011 E

$19,800 1112312011 E

$76,800 12127/2011 E

$30,550 12/2712011 E

$21,960 12/27/2011 E

$18,600 12/27/2011 E

$59,450 01/26/2012 E

$36,000 01/26/2012 E

$24,500 01/26/2012 E

$24,600 01/2612012 E
$42,900 02/24/2012 E

$21,840 02/24/2012 E

$19,800 02/2412012 E

$18,480 02/2412012 E

$1,216,120

Expiration Realized
Pdce Value

$0.000 $0

$0.000 S0
$0.000 $0

$0.000 $0

$0.000 $6

$0.000 $0

$0.000 $6

$0.000 $6

$0.000 $6

$0.000 $6

$0.000 $6

$0,000 $C

$0.000 $0

$0.000 $0

$0.000 S0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0
$0.000 $0

$0.000 $0

$0,000 $0

$0.000 $0

$0.000 $0

$0.000 SO

$0.000 $0

$0.006 $0
$0.00C $0

$0.00_ $0

$0.006 $0

$0.006 $0

$0.006 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.000 S0

$0.000 $0

$0.000 $0
$0.000 $0

$0.000 $0

$0.000 $0

$0.000 $0

$0

Net Value

Realized Gain or Fees

(Loss)
/$57,800) $263.50

($22,500) $139.50

($19,800) $124.00
$2,960 $124.00

/$14,220) $139.56
$25,830 $139.56

I$36,900) $279.06

I$23,800) $155.06
($21,150) $139.56

($14,850) $139.56
$16,110 $139.56

($19,6001 $124.06
($12,950 $108.5£

($19,2001 $124.0£

($12,8801 $108.5£

($12,9601 $124.06

($19,2001 $124.0C

($15,4001 $108.5C

/$19,6001 $124.06
($12,880; $108.56

/$13,360; $124.0C

/$22,000; $124.06

($13,200; $124.0C

/$21,420;, $139.5C
1514,720)_ $124.0C

/$13,200) $124.0(

($28,800) $186.0(
($31,800) $186.0(

($24,700) $201.5(

($20,400) $186.0(

($19,200) $186.0(

($114,000) $620.0(

($25,500) $155.0(

($106,750) $542.5(

($21,000) $186.0(

($19,600) $186.0(

($76,800) $372.0(
($30,550) $201.5(

/$21,960/ $186.0(

($18,600 / $186.0(

($59,450) $449.5(

($36,000) $232.5t

($24,500 / $217.0_
($24,600) $232.51

($42,900) $341.0{

($21,840) $186.0(
($19,800 $170.51

($18,480) $170.5¢

($1,216,120) $9,176.0_

South Carogns May.2011/March-2012 Revlew

Report as of 2/29/2012 Close

Period Tool
Counter

party

MMStus
Purchased PerOriginal

Month

Sthke I

Fixed
pnce

Purchase
Price

Purchase
Cost I

Pfoc ads

Trade I

Expiration
Date

Expiration
Once

ReaBzsd
Value

Net Value
Resgzed Gain or

Loss
Fees

Ma -11
Ma -11

Call
Call

NYMEX
NYMEX

4/30(201 0
9/28/2010

170,000
90,000

6 10 $0 340D
$0.2500

57,800
22,500

04/26/2011 E
04/26/2011 E 0 000

$57,800 $263 50
$22,500 $ 139.50

Ma .11
Ma -11
Ma -11

Call-Offset NYMEX
Cah Sold NYMEX
CaB-0/fest NYMEX

10/25/2010
4/26/201 1

2/25/2011

80,000
80,000
90,000

$4 35
4 35

$4 10

$0.2475
$0 0370
$0 1580

19,800
($2,980
$ 14,220

04/26/2011 E
D4/26/2011 E
04/26/2D11 E

0 000
0 000

$19,800
$2,960

$14.220

$ 124 00
124 00
139 50

Ms -11
Jun-11
Jun-11
Jun-11
Jun-11
Jun-11
Jul-11
Jul-11
Jul-11
Jul-11
Jul-11

Au -11

Au -11
AU -11
Au -11
Au -11
Se -11
Se
Se -11

Call
Call
Call

NYMEX
NYMEX
NYMEX

Cau-Otfsel NYMEX
Call Sold NYMEX
Call
Call
Call
Call
Call
Call
Csd
Call
Call
Call
Call
Call
Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

Call (Sold NYMEX 4I26I2011
6I1I2010

10/27/2010
10/29/2010

3/2/2011
5I25I2011

7I1I2010
8/26I201 0

10(25I2010
2/2/2011
3/2/2011

7/30/2D10
8/31/2010

10/25/2010
2/2/2011
3/2/2011

8/31/2010
9(22/2010

1DI27I2010

90,000
180,000
100.000
90,000
90,000
90,0DO
80,000
7D,OOO

80,000
70,000
80,000
80,000
70,000
80,000
70,0DO
BD,DDD

80,000
BD,DOO

90,000

$410
6 90

$4.70
$4 75
$4 20
$420

7 00
5 90

$4 75
515

$4 45
6 75
5 95

$4 95
5 30

$460

6 25
5 35

$0.287D
0 2050
0 238D

2350
1650

($0 1790
$0 2450
$0 1850

0 2400
0 1840
0 1620
0 2400
0 2200
0 2450
0 1840
0 1670
0 2750
0 1650
0.2380

$25,830
36,900
23,800
21,150
14,850

$16,110
19,600
12,950
19,200
12,880
12,960
19,200
15,400
19,600
12,880
13,360
22,000
13,200
21,420

04/26/2011 E
05/25I2011 E
05I25I2011 E
05/25/2011 E
05/25/2011 E
05/25/2011 E
06/27/2011 E
06/27/2011 E
06/27/2011 E
06/27/2011 E
06/27/2011 E
07/26/2011 E
07/26/2011 E
07/26/2011 E
07/26/2011 E
07/26/2011 E

08/26/2D11 E
08/26/2011 E
08/26/2011 E

000
0 000
0 000
0 000

0 000

0 000
0.000
0 000
0 000
0.000

$25 830
$36,900
$23,800
$21,150
$14,850)
$16,110

$ 19,600
12,950
19,200
12,880
12,960
19,200

139 50
279 00
155 00
139 50
139 50
139 50
124 00
108 50
124 00
108 50
124 00

$ 124 00

12,880) $108 50
124 00
124 00
124 00

13,360
22.000
13,200

139 5021.420

15,400 $ 108 50
19.600 $ 124 00

Se -11
Se 11

Occl 1

Occ 1 1

Call
Call
Call
Call

Oct-11
Oct-11
Oct-11
Nov-11
Nov-11
Dec-11

Call
Call
Call
Call
Call
Csb

Dec-11
Dsc-11
Jan-12
Jen-12
Jan-12
Jan-12

Call
Call
Can
Call
Call
Call

Feb-12 Call
Feb-12
Feb-12
Feb-12

Call
Call
Call
Call
Call
Call
Call

Mar-12
Mar-12
Mar-12
Mar-12

SUMMARY

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

2/2/2011
3/2/2011

9/30/2010
10/18/2010

1I4I2011
2/2/2011
3/2I2011

1 0/29/20 1 D

11/17/2010
1 2/2/20 1 D

7/1 1/201 1

8/25/2011
1/3/201 1

2/15/2D11
8/1/2011

9/26/2011
1I31/2011
2/15/2011

8/1/2011
9/26/2011

3/1/2011
3/2/2011
8/1/2011

9/26/2011

80 000
80,000

120,000
120,000
130,000
120,000
120,000
400,000
100,000
350,000
120,000
120,000
240,000
130,000
120,000
120 000
29D,OOO

150,000
140,000
150,000
220 000
120,000
110,000
110,000

5,400,000

5 50
$4 80
590

$5 50
$620

5 95
510
5 70
5 60
5 90
5 20

$4 55

5.65
5.10

$4 50
6 35
5 70
5 25

$4 60
$6.00
$6 00
$5 30
$4 65

0 1840
0 1650

$0 2400
0 2650
0 1900
0 1700
0 1600
0 2850
0 2550

0 1750
0 1650
0.3200
0 2350
0 1830
0 1550
0 2050
0 2400
0.175D

$0 164D
$0 1950
$0 1820
$0 1800
$0 1680

14,720
13,200
28,800

$31,800
24,700
20,400
19,200

$ 14.000
$25.500

$106,750

08/26/2011 E
08/26/2011 E
09/27/2011 E
09/27/2011 E
09/27/2011 E
09/27/2D11 E
09/27/2011 E
10/26I2D11 E
10/26I2011 E

11/23/2011 E

$21,000
$19,800

76,800
30,550
21,960
18,600

11/23/2011 E
11/23/2011 E
12/27/2011 E
12/27/2D11 E
12/27/2011 E
12/27/2011 E

59,450 01/26/2012 E
01I26I2012 E

01/26/2012 E
01/26/2012 E

24,500
24,6DO

36,000

02/24/2012 E$42,900
02/24/2012 E
02/24/2012 E
02/24/2012 E

21,840
19,800
18,480

$ 1, 16,120

0 DOO

0 000
0 000
0 000

0 000
0 000
0 000
0 000
0 000

000

0 000
ODO

0 000
0 000
0.000

$0
$0

14,720
13,200
28,800
31,800
24,700
20,400
19,200

$ 14,000
$25,500

$106,750
21,000

($19 BOD

$76,800
($30,550
$21,960
$18,600

59,45D

24,500
24,600

124 00
124 00
186 00
166 00
201 50
186 00
186 00
620.00
155 00
542 50
186 00
186 00
372 00
201 50
186 00
186 00

$449 50

217 00
232 50

232 50

21,840
( 19,800

186.00
170 50

18,480 $17D.BO

$ 1 16120 $917600



Open Positions - South Carolina

Period

Report as of 2/2912012 Close

MMBtus Strike I Purchase Trade I
Purchase Cost I Expiration

Counter- Trade Date Purchased Fixed Price
Tool party Per Month Price Proceeds Date

Call NYMEX 4/4/2011 140,000 $6.00 $0.1900 $26_600 03/27/2012 E
03/27/2012 E

03/27/2012 E

i

NYMEX Net Value vs.
Market

Market Current Market
Value

Price Value

$0.0001 $14 ($26,586)
Apr-12
Apr-12 Call NYMEX 612412011 140,000 $5.40 $0.1820 $25_480 $0.0001 $14 ($25,466)

Apr-12 Call NYMEX 81812011 150,000 $5.05 $0.1750 $26,250 $0.0001 $15 ($26,235)

Apr-12 Call NYMEX 8/23/2011 140,000 $4.95 $0.1650 $23_100 03/27/2012 E $0.0001 $14 ($23,086)

Apr-12 Call NYMEX 10/17/2011 140,000 $4.55 $0.1550 $21,700 03/27/2012 E $0.0001 $14 1521_6861
May-12 Call NYMEX 5/9/2011 110,000 $5.70 $0.1820 $20,020 04/25/2012 E $0.0001 $11 ($20,009)

May-12 Call NYMEX 6/24/2011 120_000 $5.45 $0.1830 $21,960 04/25/2012 E $0.0001 $12 ($21,948)

May-12 Call NYMEX 81812011 110_000 $5.15 $0.1700 $18,700 04/25/2012 E $0.0001 $11 ($18,689)

May-12 Call NYMEX 8/25/2011 120,000 $5.00 $0.1650 $19,800 04/25/2012 E $0.0001 $12 ($19,788)

May-12 Call NYMEX 10/25/2011 110,000 $4.55 $0.1550 $17,050 04/25/2012 E $0.0004 $44 1517,006/
Jun-12 Call NYMEX 6/17/2011 70_000 $5.70 $0.1940 $13,580 05/25/2012 E $0.0010 $70 ($13,5101

Jun-12 Call NYMEX 81812011 70,000 $5.20 $0.1800 $12_600 05/25/2012 E $0.0015 $105 ($12,4951

Jun-12 Call NYMEX 8/23/2011 80,000 $5.10 $0.1750 $14_000 05/25/2012 E $0.0017 $136 ($13,8641

Jun-12 Call NYMEX 912612011 70,000 $4.95 $0.1630 $11,410 0512512012 E $0.0019 $133 ($11,2771

Jun-12 Call NYMEX 111912011 70,000 $4.50 $0.1425 $9,975 0512512012 E $0.0029 $203 159_772_

Jul-12 Call NYMEX 7/12/2011 80,000 $5.75 $0.1850 $14_800 06/26/2012 E $0.0010 $80 ($14,720)

Jul-12 Call NYMEX 8/10/2011 70,000 $5.45 $0.1750 $12_250 06/26/2012 E $0.0018 $126 ($12,124)

Jul-12 Call NYMEX 812512011 80,000 $5.20 $0.1750 $14_000 0612612012 E $0.0026 $208 ($13r792)

Jul-12 Call NYMEX 1011412011 70,000 $5.00 $0.1650 $11,550 0612612012 E $0.0033 $231 ($11,319)

Jul-12 Call NYMEX 111912011 80,000 $4.70 $0.1400 $11,200 06/26/2012 E $0.0051 $408 /$10,792i

Aug-12 Call NYMEX 712912011 70,000 $5.55 $0.1860 $13,020 07/26/2012 E $0.0022 $154 ($12,866' I

Aug-12 Call NYMEX 8/8/2011 60,000 $5.45 $0.1780 $10,680 07/26/2012 E $0.0025 $150 ($10,530/
Aug-12 Call NYMEX 912612011 70,000 $5.20 $0.1730 $12,110 0712612012 E $0.0036 $252 ($11,858)

Aug-12 Call NYMEX 10/14/2011 60_000 $5.15 $0.1650 $9_900 07/26/2012 E $0.0039 $234 ($9r666)

Au_-12 Call NYMEX 111912011 70T000 $4.80 $0.1460 $10,220 0712612012 E $0.0068 $476 /$9,744/
Sep-12 Call NYMEX 91612011 70,000 $5.60 $0.1700 $11_900 0812812012 E $0.0042 $294 ($11,606)

Sep-12 Call NYMEX 91612011 70,000 $5.60 $0.1700 $11,900 08/28/2012 E $0.0042 $294 ($11,606)
Sep-12 Call NYMEX 9/26/2011 60,000 $5.35 $0.1700 $10,200 0812812012 E $0.0063 $378 ($9r822)

Sep-12 Call NYMEX 10/14/2011 70,000 $5.35 $0.1650 $11 r550 08/28/2012 E $0.0063 $441 ($11 _109)

Sep-12 Call NYMEX 11/9/2011 70,000 $4.90 $0.1540 $10,780 08/28/2012 E $0.0130 $910 /$9,870)
Oct-12 Call NYMEX 101612011 210,000 $5.40 $0.1680 $35,280 0912512012 E $0.0123 $2,583 ($32,697)

Oct-12 Call NYMEX 10/17/2011 70_000 $5.50 $0.1700 $11,900 09/2512012 E $0.0107 $749 ($11 _151)

Oct-12 Call NYMEX 1111112011 70T000 $5.00 $0.1525 $10,675 0912512012 E $0.0215 $1,505 159,1701
Nov-12 Call NYMEX 11/2/2011 400_000 $5.50 $0.1600 $64r000 1012612012 E $0.0205 $8,200 ($55,8001

Nov-12 Call NYMEX 1111812011 100,000 $5.10 $0.1590 $15,900 10/26/2012 E $0.0336 $3,360 /$12,540/

Dec-12 Call NYMEX 12/1/2011 350,000 $5.10 $0.2220 $77_700 1112712012 E $0.0457 $15,995 ($61,7051

Dec-12 Call NYMEX 12/13/2011 120_000 $5.00 $0.1500 $18,000 11/27/2012 E $0.0519 $6,228 ($11,7721

Dec-12 Call NYMEX 1/17/2012 120,000 $4.40 $0.1410 $16,920 11/27/2012 E $0.1111 $13,332 /$3,588'_

Jan-13 Call NYMEX 11312012 120_000 $4.90 $0.1540 $18,480 12/26/2012 E $0.0807 $9,684 ($8,796',
Jan-13 Call NYMEX 11312012 360,000 $4.80 $0.1700 $61p200 12/26/2012 E $0.0906 $32_616 ($28,584',

Jan-13 Call NYMEX 111812012 120,000 $4.65 $0.1375 $16,500 12/26/2012 E $0.1078 $12,936 /$3,564',

Feb-13 Call NYMEX 113112012 430,000 $4.50 $0.1575 $67_725 0112812013 E $0.1452 $62,436 ($5,289

Feb-13 Call NYMEX 21112012 150_000 $4.55 $0.1425 $21,375 0112812013 E $0.1367 $20,505 15870'

Mar-13 Call NYMEX 2/29/2012 340,000 $4.45 $0.1350 $45,900 02/25/2013 E $0.1565 $53,210 $7,31(

SUMMARY: 5,650,000 $939,840 $248,783 /$691,057
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1/31/2012
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120 000
360 000
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430 000
150 000
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5,650 000

4.90
4.80
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28,584
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